A number of studies find that religious people are happier than non-religious ones. Yet a number of fundamental questions about that relationship remain unanswered. A critical one is the direction of causality: does religion make people happier or are happier people more likely to have faith in something that is beyond their control? We posit that the relationship between religion and wellbeing is mediated by factors ranging from intrinsic purpose, to its social aspects, to its role as an insurance mechanism for people who face great adversity. We explore a number of related questions, using world-wide data from the Gallup World Poll. As these data are crosssection data, we cannot establish causality; we do, however, explore: how or if the relationship between religion and wellbeing varies across the two distinct wellbeing dimensions (hedonic and evaluative); how social externalities mediate the relationship; how the relationship changes as countries and people within them become more prosperous and acquire greater means and agency; and how the relationship between religion and wellbeing varies depending on where respondents are in the wellbeing distribution. We find that the positive relation between religion and evaluative wellbeing is more important for respondents with lower levels of agency, while the positive relation with hedonic wellbeing holds across the board. The social dimension of religion is most important for the least social respondents, while the religiosity component of religion is most important for the happiest respondents, regardless of religious affiliation or service attendance. As such, it seems that the happiest are most likely to seek social purpose in religion, the poorest are most likely to seek social insurance in religion, and the least social are the most likely to seek social time in religion.
Introduction
An important dimension of human experience is religion. A number of studies (including this paper) find that religious people are happier than non-religious ones. In many places, religion has spillover effects for the non-religious. Religion could, for example, enhance wellbeing through the positive effects of participation in religious activities and associated social externalities. Or it could be that the intrinsic beliefs and purpose associated with religion drive the relationship. Religion also plays an important role in providing psychological insurance for individuals coping with health shocks, aging, and adverse and difficult circumstances (such as extreme poverty), among others. That insurance role may help explain a seeming puzzle, meanwhile. At the same time that religious people are happier, religiosity is higher in places that are less happy and less prosperous on average. 1 A number of fundamental questions about the relationship between religion and wellbeing remain unanswered. A critical one is the direction of causality: does religion make people happier or are happier people more likely to have faith in something that is beyond their control? And are religious people happier in the Aristotelian/eudaimonic sense of having purpose and meaning in life, or are they simply happier because having religion makes their day-to-day living more pleasant? Similarly, does having faith bring higher levels of wellbeing, or is it the social externalities associated with religious activities that matter most? Does religion play a role as both psychological and social insurance for those who lack other means and capabilities to deal with adverse conditions? Does the importance of religion change as countries and people within them become more prosperous? While we cannot establish causality due to the cross-section nature of our data, our analysis does yield insights into these questions.
There is a burgeoning literature on wellbeing, much of which finds consistent patterns in its determinants in countries and cultures around the world. Many of these patterns are predictable: income matters to individual wellbeing, but after a certain point other things such as the incomes of others also start to matter. Health is essential to wellbeing, and stable partnerships, stable marriages, and social relationships also play a role. Women are typically happier than men, except in contexts where their rights are severely compromised. And because these patterns are so consistent across diverse countries and cultures, scholars in the field can control for these factors and explore the wellbeing effects of phenomena that vary greatly, such as inflation and unemployment rates; crime and corruption; smoking, drinking, and exercising; and the nature of public goods, among others. Not surprisingly, the approach is well-suited for exploring the relationship between wellbeing and religion. 2 Wellbeing has two distinct and measurable dimensions, each of which captures different aspects of human lives. 3 The first is hedonic wellbeing, which captures the manner in which individuals experience their daily lives, the quality of those lives, and their moods (both positive and negative) during those experiences. The second is evaluative wellbeing, which captures how people think about and assess their lives as a whole. The latter dimension implicitly includes eudaimonic wellbeing -how much purpose or meaning people have in their lives -although there are also aspects of daily experiences which can be purposeful but not pleasurable (such as reading the same story over and over again to a child); and others which are pleasurable but not purposeful (such as watching television).
Hedonic wellbeing is typically measured with questions that gauge positive affect on the one hand (smiling yesterday or happy yesterday, for example), and negative affect (anger or stress yesterday) on the other. Psychologists emphasize that there is not a simple continuum running from the positive to negative dimensions, as people can experience both at the same time (such as happiness and stress). 4 Evaluative wellbeing, meanwhile, is typically measured with questions that ask respondents about their satisfaction with their lives as a whole, or to compare their lives to the best possible life they can imagine.
Evaluative wellbeing typically correlates more closely with individual income than does hedonic wellbeing, not least as life course evaluations extend well beyond momentary experiences and encompass the opportunities and choices that people have in their lives. Graham and Nikolova, for example, find that individuals emphasize one wellbeing dimension over the other, depending on their agency and capabilities. Respondents with more means and greater agency (e.g. the capacity to make choices over the courses that their lives take) tend to emphasize evaluative wellbeing more, while those with limited means and opportunities tend to emphasize daily experience more. They also find that income and agency are less important to the wellbeing of respondents who are at the highest levels of the wellbeing distribution. 5 In this paper, we posit that the relationship between religion and wellbeing could be similarly mediated by the rationale underlying individual religiosity, which could range from intrinsic purpose, to its social aspects, to its role as an insurance mechanism for people who face great adversity and lack agency. We explore a number of related questions, using world-wide data from the Gallup World Poll. The first is how or if the relationship between religion and wellbeing varies across the two distinct wellbeing dimensions (hedonic and evaluative), and, related to that, how it varies across religions around the world. The second is how socializing/social externalities mediate the relationship. The third is how or if the relationship changes as countries and people within them become more prosperous and acquire more means and greater agency. The fourth is how or if the relationship between religion and wellbeing varies depending on where respondents are in the wellbeing distribution (in other words depending on their happiness levels regardless of religion).
Building on what we know from other studies
A number of studies by both psychologists and economists find a positive relationship between religion and subjective wellbeing. There is much less clarity on the channels driving this relationship and on the direction of causality.
Some studies find an important role for hedonic wellbeing, highlighting the experience of attending religious services and the associated social externalities. Clark and Lelkes, for example, in a study of Catholics, Protestants, and atheists across Europe, find that both own religious behavior and average religiosity in the region have a positive impact on life satisfaction, even for the non-religious in religious regions. They attribute their findings to the social externalities associated with religiosity, and their results hold even when controlling for social capital, crime, and trust in the respective regions. Steiner, Leinhart, and Frey, meanwhile, find a positive and sizable association between happiness and church-going in Switzerland. Witter et al., basing their conclusions on a meta-analysis of religion and subjective wellbeing in adulthood, find that the positive relation between religion and subjective wellbeing is stronger for religious activity than for religiosity measures, and that it is also stronger for older than younger adults. They also find that the relation in general has decreased over time. 6 Lim and Putnam, using panel data for a representative sample of U.S. adults in 2006-2009 from the Faith Matters Study, find a strong role for social and participatory mechanisms -regular attendance at services and social networks within congregations -in shaping religion's impact on life satisfaction. Their results are contingent on the presence of a strong religious identity. They find little evidence of a eudaimonic channel in the religion-life satisfaction relationship. 7 Lim and Putnam's findings on religious identity are supported by research by Mookerjee and Beron that finds an overall positive relationship between religion and wellbeing across countries, but that the relationship is eroded in contexts where religious fractionalization is higher. Along the same lines Graham and Chattopadhyay (2009) find that the positive cross-country relationship between religious affiliation and wellbeing does not hold in contexts where religious identities are strong and divided, as in the case of Afghanistan and Central Asia. 8 5 Graham and Nikolova (2013) . 6 Clark and Lelkes (2005) ; Steiner, Leinart, and Frey (2010) ; Witter, Stock, Okun, and Haring (1985) . 7 Lim and Putnam (2010) . 8 Mookerjee and Beron (2005) ; and Graham and Chattopadhyay (2009). Other studies find that the eudaimonic or intrinsic component of religion matters more than the hedonic one in the relation with wellbeing. Delle Fave et al. find large cross-country differences in happiness and meaningfulness ratings in the spiritual/religious domain, and they emphasize the role of high levels of spiritual/religious meaning overall contributing to wellbeing. 9 Monika Ardelt, basing her conclusions on a study of community-dwelling older adults in North Central Florida, finds that purpose in life rather than extrinsic or intrinsic religious orientation was positively associated with elders' subjective wellbeing and negatively associated with fear of death or death avoidance. In contrast, she finds that both frequency of religious activity and religious affiliation were unrelated to subjective wellbeing but positively associated with death avoidance and fear of death. Kennedy et al. develop a model where transcendent experiences affect religious commitment, which in turn influences meaning in life, and, in turn, wellbeing. They test the model based on a convenience sample of 182 people in the United States and find that the mediating influences they have identified hold, although they cannot ascertain causality. 10 Both dimensions seem to matter, and that may vary according to context. Several studies find that the relationship between religion and wellbeing is weaker in countries that are more prosperous or in regions or states within such countries that are particularly prosperous. 11 Other studies find an important role for religion as a coping mechanism in the face of hardship, and some highlight that religion's importance increases with age. Clark and Lelkes find that in Europe respondents who have a religious affiliation suffer lower wellbeing costs due to becoming unemployed than do those without religious affiliation, for example. In contrast, though, they find that Protestants suffer less and Catholics suffer more than the average from marital separation. Their results do not seem to be endogenous to religion, as they correspond to both attitudes and behavior. The religious are both anti-divorce and anti-job creation for the unemployed, for example, and the religious unemployed are less likely to be actively looking for work.
Deaton, in conclusions based on the Gallup World Poll, finds that the elderly and women are more likely to be religious. In addition, in most countries religious people report better health, say they have greater energy, and that they experience less pain than do those without a religious affiliation. They are more likely to be married, to have supportive friends, to report being treated with respect, to have greater confidence in the healthcare system, and they are less likely to smoke. 12 Given that the GWP is cross-section data, we of course do not know the direction of causality and it may be that happier people are more likely to have better attitudes, to be religious, and to refrain from harmful behaviors.
Deaton and Stone (2013) find a religion and wellbeing "puzzle" in the United States, in which religious people report higher levels of hedonic and evaluative wellbeing, but this finding does not carry through to a comparison of more or less religious places. In the United States, religious states have lower average scores on the best possible life (bpl) question but many objective indicators, ranging from income levels to crime and murder rates, are higher in more religious states (zip codes) in the United States. Because of this clear income effect, once income is 9 Delle Fave, Brdar, and Vella-Brodrick (2013) . 10 The sample consisted of people who were interested in paranormal phenomena, including people who had attended talks on parapsychology, contacted a parapsychology research center, or had ordered books or materials related to paranormal phenomena. The mean age of respondents was 38 and ranged from 16 to 89. About 35% were under age 25 and 15% were over age 60. Women were 70% of the sample. Kennedy and Kanthamani (1995) and Ardelt (2003) . 11 Deaton and Stone (2013) ; Diener et al (2011); Ellison (1991) ; Mookerjee and Beron (2005) ; Clark and Lelkes (2009) ; Lelkes (2002); and Lim and Putnam (2010) . 12 Deaton (2009). controlled for in the regression, the positive effect of religiosity on wellbeing returns. Deaton and Stone (2013) find similar trends based on less fine-grained data from around the world in the GWP. Their research suggests that religion may be a coping mechanism in places where life is more adverse and beyond the control of individuals' own effort. For daily happiness, however (the same as our experienced wellbeing measure), both religious individuals and religious countries have higher levels on average. Religious Americans are also happier and more religious states in America are happier than others. 13 Diener et al., in work also based on the GWP, find that nations and states around the world with difficult life circumstances (hunger and low life expectancy) are much more likely to be highly religious. In these countries religiosity was associated with higher levels of all three kinds of SWB. In contrast, in societies with more favorable circumstances, religiosity is less prevalent and the difference in wellbeing between the religious and non-religious is much smaller. 14 Other studies find that religious involvement is associated with fewer depressive symptoms and less anxiety and better quality of life indicators (Huang et al) ; with higher morale (Koenig et al) ; and with higher levels of late-life wellbeing (McFadden et al). 15 There is also, of course, the problem of endogeneity, in which happier people may be more likely to be religious and/or to become religious at times of adversity. Olga Popova (2010) , for example, finds that religious people in the former centrally planned economies experienced lower drops in happiness during the transition to market economies, but she also finds major bias in the coefficients, due to endogeneity. As a means to correct this bias, she uses historical religious density as an instrument, and the results on religion as an insurance mechanism still hold. 16 While the literature identifies a consistently positive relationship between religion and wellbeing, that relationship varies in its importance across countries and across the different dimensions of wellbeing. We attempt to probe a bit further along these lines of inquiry. We separate religious attendance and the intrinsic qualities of religion in order to explore the importance of dimensions of hedonic and evaluative wellbeing in countries around the world. We also explicitly test the role of socializing associated with religion. We also look across different religious affiliations within countries. We examine how or if the relationship varies across people with more means and capabilities (and presumably facing less adversity), looking across countries at different levels of development.
Finally, in the absence of panel data, it is difficult to know if happier people are more likely to be religious, or if religion makes people happier. The standard approach to address endogeneity issues such as this one is to use an instrumental variable, as Popova (2010) does. Yet it is difficult to find a credible instrument when both beliefs and attitudes/character traits are the integral components of the question at hand. Consequently we take a fairly novel approach and use quantile regressions to examine how the relationship varies at different points of the wellbeing distribution. Binder and Coad (2011) find that the importance to wellbeing of factors such as education and income diminishes at higher levels of the wellbeing distribution. While education, for example, is positive for wellbeing in general, it is negatively correlated with wellbeing at the top of the distribution. Graham and Nikolova (2013) , in research based on the Gallup World Poll, find that the importance of a number of measures of agency decreases from the 25 th percent quantile (i.e., the unhappiest quantile) to the 90 th percent quantile (i.e., the 13 Deaton and Stone (2013) . 14 Diener et al. (2011) . 15 Huang, Hsu, and Chen (2012) ; Koenig, Kvale, and Ferrel (1998); and McFadden (1995) . 16 Popova (2010) . happiest quantile). These include: the absence of a health problem, hard work, income, education, being employed part-time and not wanting full-time employment; and being unemployed. All these variables are least important to the wellbeing of the happiest respondents (perhaps because they are happy regardless of objective conditions). On the other hand the researchers find that learning, in contrast to the other agency variables, is very important for the happiest people, with causality likely running in both directions.
In this paper we will explore the extent to which the positive relationship between religion and wellbeing is driven by the upper tail of the wellbeing distribution, based on quantile regressions. In doing so, we examine the relationship between happiness and religion from a conditional distribution vantage point and ask, for example, whether the happiest people are happy regardless of religion (and/or other variables such as income). While we cannot fully resolve the standard endogeneity-causality issue, our results should provide some insight into it.
Data and models
We rely on the Gallup World Poll (GWP), for the years 2005-2011, for base-line data for our empirical analysis. The GWP is an annual survey run by the Gallup Organization that has covered roughly 160 countries worldwide since 2005. It has nationally representative coverage in most countries, ranging from more than 4,000 household interviews in China every year to 500 households in Puerto Rico, and up to 6,000 households in India in select years. Interviews are face to face in countries where telephone coverage is limited and by telephone where it is universal (primarily the OECD countries). We do not apply weights to the data, as the GWP has a unified sampling approach, and because weighting subjective wellbeing responses assumes that they are identical across similar people in similar places, as income or other objective data might be. We do not feel that is a realistic assumption.
Our income variable is logged household data, with controls for household size in our regressions. The GWP records respondents' annual household income in local currencies and converts them into comparable international dollar values (using the 2005 household PPP ratio from the World Bank). However, some respondents indicate their income using pre-determined brackets rather than providing specific amounts. For these observations, household income is imputed by using the midpoint of each bracket and dividing it by the PPP ratio. The respondents (both those who give an exact income amount and those who choose a bracket) are then placed into the appropriate income quintile or decile category for their country. While the approach is not free of error, most income data for poor countries is based on survey responses, introducing a similar margin of error. The Gallup Poll data, including its income components, has been widely used by economists in the past few years. 17 In addition to covering the usual socio-demographic indicators, the Gallup Poll has more than a thousand questions, on topics ranging from reported wellbeing to attitudes to corruption, confidence in institutions, civic engagement, religiosity, and perceptions of economic performance -both at an individual level and at a national level. (For summary statistics on the key variables there-in, see Appendix.) We also rely on the World Bank's World Development Indicators for macroeconomic data and country income classifications in one of our models. 18 Our measures of wellbeing are happy yesterday and the Cantril ladder of life question. Happy yesterday is one among a few possible hedonic questions that are intended to capture positive affect and experience. Other questions, such as those related to stress and anger, capture negative hedonic experience. Psychologists stress that positive and negative affect are not one continuum and must be measured separately. In this instance we are more interested in the positive dimension, although we have also worked with the negative dimension in related work. 19 The yesterday questions, while much simpler than more detailed metrics of hedonic wellbeing, such as daily reconstruction methods, track remarkably well with the more detailed questions and are reliable substitutes in large-scale surveys. 20 The Cantril ladder of life question, which asks respondents to rank their lives compared to the best possible life they can imagine on a ten-step ladder, is widely used as a measure of life evaluation. It is important to note, however, that by referencing the best possible life, it is more framed than are open-ended life satisfaction questions, and correlates more closely with income within and across countries than do the latter.
21
Because the scale for the explained variables is ordinal and not cardinal in nature, we use (as is the standard practice) an ordered logit or logit specification in our regressions. The coefficients on ordered logits can, most strictly, be interpreted as odds ratios or the difference in the probability that respondents are in one versus the next highest or lowest response category (therefore there is no intercept). In practice, the dependent variables in wellbeing regressionswhether life satisfaction or ladder of life -are more than just an ordinal ranking of preferences, as the reference points at each end of the spectrum offer respondents choices that run from very bad to very good or worst to best. As a result, the variables "mimic" a cardinal metric, and it is increasingly common practice to use standard OLS equations on the same data and equations, because the coefficients and statistical significance are essentially identical, thus allowing for comparison across the coefficients.
Model 1
We began with a base-line model in which we had hedonic or evaluative wellbeing as the dependent variable, with happy yesterday and the Cantril ladder question, respectively. We then include, on the right side, two variables designed to capture the different elements of religion: how important religion is to respondents' lives (religion important) and how often people attend religious services (religious service). We include the usual socio-economic and demographic controls -income, age, age 2 , gender, employment status, health status, among others -as well as country dummies for the roughly 160 countries polled in the years for which Gallup has data. 19 Our results using stress and anger are remarkably similar to those based on happy yesterday, showing the opposite signs, for the most part, as one would expect, although at times anger tracks differently from stress. Results are available from the authors on request; the relationship between religion and anger and stress were also the focus of Crown's Master's thesis for the University of Nevada at Las Vegas, which she defended in November 2013. 20 One of the authors was a member of a National Academy of Sciences panel tasked with recommending which hedonic wellbeing metrics were reliable enough to be included in U.S. national statistics, and, as such, was exposed to detailed discussions on the topic with some of the psychologists who developed the metrics. Detail is in the report. Arthur Stone and Chris Mackie, eds. (2013) Because religious affiliation is not something that is likely to vary in very short time periods, we do not include time dummies and instead treat our 5-year sample as a pooled cross section. (As a robustness check, we ran our base model with year dummies included and our results are essentially unchanged.)
We also added the primary religions for which we have respondents with sufficient observations in the survey: Christian, Catholic, Protestant, Islam, Shiite, Sunni, Druze, Hindu, Buddhist, Indigenous, Judaism, and Non-religious (the left-out category in all of the regressions). The distribution of religious density across countries is in Table 1 , which lists religious frequency in responses per country in the Gallup Poll. Note: Individuals may report not belonging to a specific religion more than once thus resulting in a larger sample of no responses than other specifications, and thus the sample size may change with different specifications.
Self-reported wellbeing = α' * individual level means and capabilities + βʹ * individual level variables + γʹ * household level variables + φʹ * person specific religion variables + ρʹ * religion is important + δʹ * religious service attendance + country dummies + error term
Where:  Self-reported wellbeing is an individual response to either (1) "Did you experience happiness yesterday or (2) Cantril ladder of life question, "How does your life compare to the best possible life on a scale of 1 to 10?"  αʹ, βʹ, γʹ, φʹ, δʹ, ρʹ are coefficient vectors; the error term is an individual-level residual  Means and capabilities refer to individual-level descriptors including income and education  Individual-level variables include gender, age, age-squared, and marital status  Household-level variables are person specific and include household size as well as population density (urban or rural)  Religion variables are individual specific dummies referring to self-proclaimed religious identity  Religion important is a response to whether religion is important or not  Religious service is a response to whether an individual attended a religious service in the last week outside a wedding or other ceremony
Country dummies for all 160 countries covered by the Gallup Poll are included. Most countries are surveyed every year; a few were added in later years.
Model 2
We next added our socializing variable to the equations, to see first, if our results varied once we controlled for how much people socialized, and second, if the effects of socializing were mediated by being religious or not. We created dummy variables based on how much people socialized. The question in the Gallup poll is, "How many hours do you spend with friends and family each day," with possible responses being between zero and four hours, between five and nine hours, between ten and fourteen hours and over 15 hours. Social 1 was the least amount of hours, Social 3 was between ten and fourteen hours, and Social 4 was over 15 hours. Social 1 is the left out category in most of the regressions, as Social 4 seems to be an outlier category that is not a reliable comparator. 22 We then created an inter-action variable with the frequency of religious service attendance and frequency of socializing.
Self-reported wellbeing = α' * individual level means and capabilities + βʹ * individual level variables + γʹ * household level variables + φʹ * person specific religion variables + ρʹ * religion is important + δʹ * religious service attendance + country dummies + social dummies and interactions + error term
Where:  Social dummies represent an individual-level response to how much time one spends with friends and family in a 24-hour period  Interaction terms between religious service attendance and frequency of socialization are also included
Model 3
We then expanded the model to see if our results varied depending on whether respondents were in a country which was predominantly Christian or not, splitting the sample into those countries where the majority of the respondents (more than 50% of respondents in our data by country) were or were not Christian, and, as before, include country but not year dummies. This is, therefore, the same as our base-line model (above) but with the sample split into two. (The leftout category is again non-religious).
Self-reported wellbeing = α' * individual level means and capabilities + βʹ * individual level variables + γʹ * household level variables + φʹ * person specific religion variables + ρʹ * religion is important + δʹ * religious service attendance + country dummies + social dummies and interactions + error term; where Christian majority==0 or ==1
Where:  If an individual resides in a country where the majority of the population (more than fifty percent) identifies as a form of Christian, Christian majority is one (1), otherwise it is zero (0)
Model 4
To test whether the relationship between religion and our two wellbeing dimensions changes as countries (and people within them) grow more prosperous, we split our sample into regions of different levels of development, based on the World Bank's World Development Indicators (WDI) and explored whether the results across the two wellbeing dimensions differ in countries that are very poor versus those that are very prosperous. We include country dummies in addition to the broader WDI income categories.
Self-reported wellbeing = α' * individual level means and capabilities + βʹ * individual level variables + γʹ * household level variables + φʹ * person specific religion variables + ρʹ * religion is important + δʹ * religious service attendance + country dummies + social dummies and interactions + error term; where cincwdi ==1, ==2, or ==3
Where:  Cincwdi refers to country-level income. One (1) refers to low-income countries, while two (2) refers to middle-income countries and three (3) refers to high-income countries
Model 5
Finally, we explored how or if the relationship between religion and wellbeing varied depending where respondents were in the wellbeing distribution. Following an approach we utilized in Graham and Nikolova (2013) , also with Gallup World Poll data, and that was utilized in earlier work by Binder and Coad (2011) and Koener and Bassett (1978) , we analyzed our sample at each quantile of the wellbeing distribution. While standard regressions describe the conditional mean, quantile regressions allow us to explore the entire conditional distribution by analyzing the effects of the covariates at different points of the wellbeing distribution. Rather than splitting the sample into segments based on values of the dependent variable, quantile regressions weigh data points depending on whether they are above or below the best fit line. Quantile regressions have several advantages. Understanding what is happening at the extremes of the distribution demonstrates that some variables are not equally relevant for the happiest and unhappiest individuals. As such, some policy interventions that have a positive effect on the majority can also cause larger gains or losses for a minority. And methodologically, estimating means across heterogeneous populations may fail to identify effects on some cohorts. Quantile regressions assume that the error terms are not identically distributed at all points of the conditional distribution, but rather that the slope parameters differ along the quantiles, as such allowing for individual heterogeneity (Binder and Coad, 2011) . 23 Our quantile regression model follows that of Koenker and Bassett (1978) and Binder and Coad (2011): yit = x it + e it with Quant = (yit | xit) = x it
Where:  yit is subjective wellbeing (BPL)  x is a vector of covariates  is the vector of parameters to be estimated  and e is the stochastic error term  Quant = (yit | xit) is the th conditional quantile (where 0 of wellbeing (y) given the covariates and solves the following minimization problem:
where is:
The equations are operationalized by the statistical programming method in Stata's sqreg command. We also used bootstrapped standard errors (20 iterations). 24 As in the case of most of the above models, we include country dummies in our specification and the left out religious category is Christian.
Results
We cannot make exact comparisons across the coefficients in these separate equations, of course, as the dependent variables are on different scales (0-1 and 0-10), and the logit and ordered logit specifications are categorical and not continuous. This makes estimating standardized coefficients complex at best. Thus we are not making direct comparisons of the values of the coefficients across the equations in our analysis, and simply focus primarily on the signs on the coefficients and the orders of magnitude of the differences. These are very much in keeping with our hypotheses, as well as earlier work exploring differences in wellbeing dimensions.
Indicators of individual means and capabilities
The coefficients on objective indicators, such as income, education, and living in an urban area, are an order of magnitude larger for the bpl variable, our evaluative wellbeing measure, than they are for the happiness yesterday variable, our hedonic measure. Marriage has a much stronger coefficient in the happiness regressions than it does in the bpl regressions. Our earlier research, as well as that of others, finds a stronger relationship between income and other proxies for a higher standard of living and evaluative wellbeing than hedonic wellbeing. While extreme deprivation is bad for both dimensions of wellbeing, after a certain point more income is not likely to improve affective states (such as smiling more or being angry less), but it surely gives individuals more opportunities and choices to lead the kinds of lives they want to lead. Of all the evaluative questions, people's means, capabilities, and opportunities seem to be best reflected in the best possible life question (as opposed to general happiness or life satisfaction, for example). 25 24 For further discussion of the quantile regression method, see Buchinsky, M. (1998) 
Indicators of religion
Both of our religion variables -reporting that religion is an important part of one's daily life and attending religious services -are positively and significantly correlated with happy yesterday. Attending religious services also correlates positively with BPL, but religion is important is insignificant. While the variable "attending religious services" holds its positive association across the wellbeing dimensions, the spiritual or purposeful aspect of religiosity does not hold for evaluative wellbeing. Hedonic wellbeing captures shorter daily experiences, in which religion seems to play a consistent role. Evaluative wellbeing captures life as a whole, both in terms of the life cycle and of purpose or meaning in life, and the determinants of the latter may vary a great deal depending on people's means and capabilities, among other things, and thus the role of religion may vary more (see Table 2 ). Notes: All regressions use robust standard errors and country dummies. We treat the sample as a pooled cross section and therefore do not include year dummies. BPL measures the respondent's assessment of her current life relative to her best possible life. Happy is a binary variable coded 1 if the respondent experienced happiness the day before and 0 otherwise. Household income is log-transformed and is in international dollars (ID), which allows comparisons across countries and time. Model (1) is estimated using logit while Model (2) is estimated using ordered logit. ***p<0.01, **p<0.05, *p<0.10
The distribution of respondents of different religions across our sample is in Table 1 (above). When we look at the coefficients on the different religions (with non-religious being the omitted category), we find that, compared to the non-religious, most affiliations have higher happy yesterday scores, with the exception of Druze and indigenous respondents. The patterns on bpl are less consistent. Protestants, Christians, and Jews have higher bpl scores than the nonreligious, while orthodox Christians, Shiites, Sunnis, and Buddhists have lower ones 26 (see Table  2 ).
Indicators of Sociability
When we include our social variables, and our interaction terms for levels of sociability and attending religious services, we find that first, both happiness and bpl levels (compared to the least social category) increase for social 2 (5-9 hours) and social 3 (10-14 hours), and then drop slightly for the most social category (over 15 hours!) (see Table 3 ). It is likely that this very high level of socialization enhances daily experience but is not as conducive to focusing on other life goals and achievements. Notes: All regressions use robust standard errors and country dummies. We treat the sample as a pooled cross section and therefore do not include year dummies. BPL measures the respondent's assessment of her current life relative to her best possible life. Happy is a binary variable coded 1 if the respondent experienced happiness the day before and 0 otherwise. Household income is log-transformed and is in international dollars (ID), which allows comparisons across countries and time. Models (1, 3, 5, 7) are estimated using logit while Models (2, 4, 6, 8) are estimated using ordered logit. Social1 refers to the least social individuals. ***p<0.01, **p<0.05, *p<0.10
Rather surprisingly, our interaction term (sociability * religious services attendance) is negative and significant for all of the social groups compared to the least social one. The combined effect of the interaction term and the social variables in each instance mitigates the positive effects of socializing but does not eliminate them. When we alter the specification and leave out the most social group and include the least happy, least social group in our regressions, we get a positive coefficient on that group; in this instance the interaction term mitigates the negative effect of being in that least social group on daily experience. The findings suggest that for the least social group religious services provide a positive form of socialization, which the already more social cohorts either do not need or do not notice. Interestingly, in the specification in which we include our social variables, the one religion that has a significant difference in results is Judaism. With the inclusion of the social variables, the positive correlation between Judaism and happy yesterday disappears, and drops significantly for bpl. To the extent that our results on Judaism are driven by the shared identity and purpose that Jews in Israel have (and 90% of Jewish respondents in the GWP are in Israel), and that the social aspects of religion are recognized to be part of Jewish identity there, then the social factors are likely the positive drivers behind the initial correlations in Table 2 (above). In contrast, Jewish respondents in the U.S. General Social Survey are significantly less happy than the average U.S. respondent. 27 As in the case of the study (cited above) by Mookerjee and Beron (1995) , the extent of religious fractionalization in the U.S. compared to the prevalence of Judaism in Israel may play a role.
Jeff Levin, for example, in results based on a 900 plus sample of Jewish adults in 2009-2010, finds that a wide number of religious measures (ranging from attending synagogue to certainty of belief in God to subjective religiosity) were significantly associated with happiness. In contrast, they find that prayer is negatively associated with mental health indicators, perhaps because prayer is more likely to be a coping strategy at times of adversity than is attending services. 28 He cites a growing body of population-based studies supporting a salutatory impact of Jewish religious observance on subjective wellbeing in Israel and the diaspora. Presumably this plays out differently in the United States.
Differences between Christian dominated and non-Christian dominated countries
When we split our sample into countries with a Christian majority and those without a Christian majority, our priors were that people of different religious affiliation might have different experiences depending on whether the religion with which they were affiliated was in the majority or not. An additional factor is that the mean income in the sample with a majority of Christians is twice as high as that for the sample with a non-Christian majority. In each case, our left-out category was the non-religious group and we include country dummies. The results for our two religions variables are roughly the same in this split sample specification as they were for the full sample. There are, however, some significant changes across religious affiliations (see Table 4 below).
In the non-Christian majority sample, the coefficient on Muslim, Shiites, and Sunnis, which had mixed results in the other specifications, become positive and significant for happy yesterday, as does that for Hindus. There is not a consistent relationship with bpl for the same religions. Jews retain positive scores on both dimensions. The coefficients on Protestant and Catholic, meanwhile, become insignificant when these religions are in the minority. These results are suggestive, again, of the role of religious homogeneity versus fractionalization in the relationship with wellbeing. Notes: All regressions use robust standard errors and country dummies. We treat the sample as a pooled cross section and therefore do not include year dummies. BPL measures the respondent's assessment of her current life relative to her best possible life. Happy is a binary variable coded 1 if the respondent experienced happiness the day before and 0 otherwise. Household income is log-transformed and is in international dollars (ID), which allows comparisons across countries and time. Models (1 & 3) are estimated using logit while Models (2 & 4) are estimated using ordered logit.
***p<0.01, **p<0.05, *p<0.10
For the majority Christian sample, the coefficients for Catholic and Protestant become positive and significant for happy yesterday but are insignificant on bpl for Catholics. Hedonic wellbeing is thus higher for Catholic and Protestant respondents in Christian majority countries than for Catholics and Protestants in non-Christian majority countries. The coefficient for Muslim remains positive for happy but turns strongly negative for bpl. Judaism once again becomes insignificant on both coefficients (again likely driven by the concentration of Jewish respondents in Israel).
Differences among countries of varying income and levels of development
We next tested whether the relationship between religion and wellbeing (in its two dimensions) varied across countries of different levels of development, with our priors being that respondents in wealthier countries have, on average, greater means and capabilities, and thus different aspects of religion might matter more or less to their wellbeing (and across its dimensions). We split our sample into three income categories (low, middle, and high), based on the World Bank's World Development Indicators (WDI), combining the lower-middle income and upper-middle income categories into one. Again, this splitting of the sample, while producing interesting results, calls for caution in making exact comparisons of coefficient sizes across the sample. We again focus on the direction and significance of the signs rather than the exact coefficient values when we discuss the results in a comparative context. In previous research (Graham and Chattopadhyay, 2013) , it was found that the relationship between marriage and wellbeing varies across countries of different levels of development, with the positive relationship holding only in the wealthiest WDI category. 29 We find similar patterns with our split samples here, with the coefficients on marriage and gender being insignificant in the sample of poorer countries. 29 In that instance, our interpretation was that marriage was more likely to be positively associated with wellbeing in instances where it was more of a voluntary choice than a result of strong social norms. See Carol Graham and Soumya Chattopadhyay, "Gender and Well-Being around the World", International Journal of Happiness and Development, Vol.1, No.2, Our underlying intuition here was that religion was more likely to be important to wellbeing in poorer countries, where people have lower levels of agency and fewer capabilities, and therefore less control over the course of their lives. Our results support our hypothesis.
We find that for the first income category (the poorest countries) the coefficients on both religion important and religious services are positively and significantly correlated with happy. The coefficient on religious services is positively correlated with the best possible life, but believing that religion is important is insignificant. We get a similar pattern and roughly similar coefficients and t-values for the middle-income countries. For the richest countries, however, while the same pattern holds for hedonic wellbeing, the positive coefficient values are much weaker. For bpl, the coefficient on religious services remains positive but religion is important turns negative (and insignificant) (see Table 5 ). All these results provide modest support for religion mattering more in poor countries, and religion's relationship with the evaluative dimension of wellbeing (and therefore implicitly agency and capability) is weakest in the richest countries, where people have greater means and more control over the course of their lives. Notes: All regressions use robust standard errors and country dummies. We treat the sample as a pooled cross section and therefore do not include year dummies. BPL measures the respondent's assessment of her current life relative to her best possible life. Happy is a binary variable coded 1 if the respondent experienced happiness the day before and 0 otherwise. Household income is log-transformed and is in international dollars (ID), which allows comparisons across countries and time. Models (1, 3, 5) are estimated using logit while Models (2, 4, 6) are estimated using ordered logit. WDI 1 refers to the poorest countries. *** p<0.01, **p<0.05, *p<0.10
While we do not get a systematic pattern across religious affiliations, there is one notable trend. The coefficients on non-Christian religions, which are more positive in the poorer countries, get markedly more negative in the sample of the wealthiest countries, particularly on the bpl variable. Presumably being affiliated with a minority religion can be a factor working against getting ahead in society, and particularly in contexts of great wealth, where those religions are even more in the minority (and/or there is more fractionalization), and where getting to the top is that much harder. In contrast, the insignificant coefficient on bpl for Protestants becomes positive and significant in the sample of richest countries.
Results from quantile regressions
Finally, we relied on quantile regressions to explore how or if the relationship between religion and wellbeing varied depending where respondents were in the wellbeing distribution. While this exercise cannot fully answer the direction of causality question -whether happier people are more likely to be religious or whether religion makes people happier -at least it can tell us if the relationship between religion and wellbeing is more important for the happiest part of our sample than for others (and if there is variance across the wellbeing dimensions depending on where respondents are in the wellbeing distribution). Our results support our priors. Attending religious services is significantly and positively associated with bpl across all of the quantiles. Religion is important, although it is insignificant for the two least happy quantiles (q25 and q50) and positive and significant for the two happiest quantiles (q75 and q90). It seems that the positive association between religiosity (rather than religious practice) is driven by the happier half of the distribution. At the same time the importance of religion increases, as people get happier, the magnitude of the coefficient on income decreases as we move up the happiness quantiles (see Table 6 ). 
Conclusions
A number of previous studies of religion and wellbeing suggest that the relationship is moderated by the particular dimension of wellbeing that is at question (daily experience versus evaluative). To our knowledge, this the first extensive exploration of this question based on a world-wide sample, with a particular focus on the different dimensions of wellbeing and how their importance might vary across countries of different levels of development. Our underlying hypothesis was that religion was more likely to be important to the daily experience dimension of wellbeing in general, and that its importance to evaluative wellbeing would be higher among poorer respondents with less control over the course of their lives. Our baseline results support this hypothesis. Both religious variables (religion is important and attending religious services) are positively and significantly correlated with our experienced wellbeing variable. Attending religious services is also positively correlated with the best possible life question (our evaluative measure), but reporting that religion is important is insignificant. This is in keeping with our priors, as those respondents with higher bpl scores, who typically also have more means and capabilities, are less likely to rely on religion to determine the course of their lives or as they assess their lives.
Our analysis across poor and rich countries is also suggestive along these lines. Both religious variables were positively and significantly correlated with experienced wellbeing for poor and middle-income countries, while the results on evaluative wellbeing were positive but not always significant. For the rich country sample, the positive coefficients were smaller in magnitude, and the sign on religion is important was negative (but insignificant) with best possible life. Presumably, as people have more means and agency to determine the course of their lives, religion plays a smaller role when they evaluate their lives as a whole, even though it may still be an important part of their daily experiences. Respondents with fewer means and less agency and who face more adversity through the course of their lives seem more likely to turn to religion as a source of hope and/or social insurance.
We posited that one channel through which religion could enhance wellbeing was the social externalities that it provides, as has been suggested by other studies. We find, as expected, that respondents who socialize more frequently have higher scores in both dimensions of wellbeing. Yet the additional positive effect of attending religious services was additionally important only for the least social respondents, perhaps because religion gives them a necessary impetus to socialize. In contrast, attending religious services had a modest negative mitigating effect on the wellbeing of our highly social respondents.
We explored whether the relationship between religion and wellbeing was different depending on whether respondents belonged to the majority affiliation or not. When we split our sample into Christian and non-Christian majority countries, we found significant differences across religions. Compared to the non-religious, Muslim respondents, for example, scored much higher on happy yesterday in the non-Christian majority sample, but scored much lower than the average on best possible life in the Christian majority sample. Jews, meanwhile, scored significantly higher on both wellbeing variables in the non-Christian majority sample (in which most Jewish respondents live in Israel), but not so in the Christian majority sample (where Jewish respondents are primarily in the United States). Protestants and Catholics, meanwhile, scored higher on happy yesterday in the Christian majority sample. As such, the positive relationship between religion and wellbeing seems to be stronger when one's affiliation is closer to the majority affiliation.
As a means to shed light on the difficult question of whether religious people are happier or happier people are more likely to be religious, we analyzed our sample at different quantiles of the wellbeing distribution. We find that the positive association between attending religious services and best possible life holds across all the quantiles. In contrast, the positive association between bpl and religion is important only holds for the happiest quantiles. With the quantile specification, meanwhile, the coefficients on religious affiliation, for the most part, became negative or insignificant. This suggests that happier people are more likely to be religious in the spiritual and emotional sense, their particular religious affiliation aside. While it does not solve the causality problem, it suggests that happier people are more likely to be religious regardless of the religion that they practice -perhaps in the same way that more social people are happier, regardless of whether or not they attend religious services.
Our previous work on agency and wellbeing suggests that the happiest people are happy regardless of many of the variables that proxy for capabilities, such as employment and health.
Indeed, the same findings show that the happiest people are not necessarily happy in full-time employment, although they are when learning or being creative. The religiosity findings run in the same direction, in that the happiest people are religious regardless of religious affiliation, suggesting that at least some of the causality runs from happiness to religiosity.
In sum, like many others we find a positive relation between religion and wellbeing. We find that the positive relation between evaluative wellbeing is more important for those respondents with lower levels of agency, while the positive relation with hedonic wellbeing holds across the board. The social dimension of religion, meanwhile, was most important for the least social respondents, while the religiosity component of religion was most important for the happiest respondents, regardless of religious affiliation or service attendance. It seems that the happiest are most likely to seek social purpose in religion, the poorest are most likely to seek social insurance in religion, and the least social are the most likely to seek social time in religion.
